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3 ITEMS | N SUBTOTAL FOR

48003 912795SL U S TREASURY
48343 912795VF U S TREASURY
48002 912795VH U S TREASURY
48341 912795VN U S TREASURY

4 | TEM5 I N SUBTOTAL FOR

46550
35158
35169
35324
35445
35446
35448
35482
35526
35615
35750
39112

912828AX
912828BB
912828BB
912828BB
912828BC
912828BC
912828BC
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912828BC
912828BC
912828BC
912828BN
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TREASURY
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TREASURY
TREASURY
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INVESTMENTS OUTSTANDING AS OF 2/28/05 (SETTLEMENT BASIS

CARRY- BASI S | S BOCK- VALUE AMORTI ZED THROUGH 2/ 28/ 05

POCL

LG P- GOVERNVENT (7)

48381 TPBA0082 BANK OF AMERICA SE 2.590 3/01/05 2.590
48380 TPCR0094 CI TI GROUP GLOBAL M 2.550 3/01/05 2.550
48379 TPWA0039 WACHOVI A CAPI TAL M 2.600 3/01/05 2.600

TRI - PARTY REPO- TSY COLLATERAL

Bl LL
Bl LL
Bl LL
Bl LL

us

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

2

2
2

350

600
850

TREASURY BI LLS

il ol o o e e

625
250
250
250
125
125
125
125
125
125
125
625

450, 000, 000. 00
65, 000, 000. 00
194, 000, 000. 00

2.589 709, 000, 000. 00
(TYPE  7)

U S. TREASURY BILLS ( 11)
4/28/05 2.364 Aaa AAA 20, 000, 000. 00
7/07/05 2.763 Aaa AAA 15, 000, 000. 00
7/21/05 2.633 Aaa AAA 20, 000, 000. 00
8/25/05 2.891 Aaa AAA 15,000, 000. 00

" 2.639 70, 000, 000. 00
(TYPE  11)

U S. TREASURY NOTES & BON ( 12)
4/30/05 2.036 Aaa AAA 10, 000, 000. 00
5/31/05 1.124 Aaa AAA 20, 000, 000. 00
5/31/05 1.183 Aaa AAA 20, 000, 000. 00
5/31/05 1.156 Aaa AAA 25,000, 000. 00
6/30/05 1.308 Aaa AAA 40, 000, 000. 00
6/30/05 1.140 Aaa AAA 25,000, 000. 00
6/30/05 1.173 Aaa AAA 25,000, 000. 00
6/30/05 1.160 Aaa AAA 40, 000, 000. 00
6/30/05 1.316 Aaa AAA 20, 000, 000. 00
6/30/05 1.330 Aaa AAA 20, 000, 000. 00
6/30/05 1.336 Aaa AAA 20, 000, 000. 00

10/31/05 1.921 Aaa AAA 10, 000, 000. 00

100
100
100

99.
99.
98.
98.

99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.

. 00000
. 00000
. 00000

58300
02500
90100
59375

82000
63300
63300
63300
44500
44500
44500
44500
44500
44500
44500
05900

2
2
2
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450, 000, 000
65, 000, 000.
194, 000, 000.

709, 000, 000

19, 924, 277.
14, 854, 133.
19, 794, 888.
14, 789, 812.

69, 363, 112.

9, 993, 256
20, 006, 173.
20, 003, 285.
25, 005, 773.
39, 976, 205.
24,998, 776.
24,996, 125.
39, 995, 431.
19, 987, 568.
19, 986, 645.
19, 986, 250.

9, 980, 674.

19
41
84
86
54
05
68
66
49
17
00
57

MARKET- VALUE

450, 000, 000
65, 000, 000.
194, 000, 000.

709, 000, 000

19, 916, 600.
14, 853, 750.
19, 780, 200.
14, 789, 062.

69, 339, 612

9, 982, 000.
19, 926, 600.
19, 926, 600.
24,908, 250.
39, 778, 000.
24,861, 250.
24, 861, 250.
39, 778, 000.
19, 889, 000.
19, 889, 000.
19, 889, 000.

9, 905, 900.

00
00
00
00
00
00
00
00
00
00
00
00

* $- ABOVE/ BELOW

-11, 256
-79,573
- 76, 685.
- 97, 523.
-198, 205
-137, 526
-134,875
-217, 431.
- 98, 568.
- 97, 645.
- 97, 250.
-74,774

19
41
84
86
54
05
68
66
49
17
00
57



Posi t

Sec-1d
912828BN
912828BN
912828BU
912828BU
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CM U
912828CW U
912828CW U
912828CY U
912828CY U

cccccccccc
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TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

NOTE

912828DD US TREASURY NOTE
912828DD US TREASURY NOTE
912828DF U S TREASURY NOTE
912828DF U S TREASURY NOTE

31 ITEM5S | N SUBTOTAL FOR:

1 ITEMIN SUBTOTAL FOR:

39 ITEM5 | N SUBTOTAL FOR:
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INVESTMENTS OUTSTANDING AS OF 2/28/05 (SETTLEMENT BASIS

CARRY- BASI S | S BOOK- VALUE AMORTI ZED THROUGH 2/ 28/ 05

10/ 31/ 05
10/ 31/ 05
12/ 31/ 05
12/ 31/ 05
12/ 31/ 05
3/ 31/ 06
3/ 31/ 06
3/ 31/ 06
3/ 31/ 06
4/ 30/ 06
6/ 30/ 06
9/ 30/ 06
9/ 30/ 06
10/ 31/ 06
10/ 31/ 06
11/ 30/ 06
11/ 30/ 06
12/ 31/ 06
12/ 31/ 06

U S. TREASURY NOTES & BONDS

LG P- GOVERNMENT (7)

AGENCY NOTES (30/360) 2X

LG P- GOVERNVENT

AAA 20, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 30, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
555, 000, 000. 00

(TYPE 12)

23)

AAA 25,000, 000. 00
25, 000, 000. 00

(TYPE  23)
1359000000. 00

(FUND  7)

100.

46875

2

CARRY- BASI S

19, 996, 014.
19, 843, 660.
9, 980, 984.
19, 834, 116.
29,747, 577.
9, 957, 435.
9, 957, 009.
9, 936, 554.
9, 940, 007.
9, 991, 791.
9, 953, 821.
9, 976, 461.
19, 814, 365.
9, 951, 168.
19, 800, 526.
9, 978, 800.
19, 913, 340.
19, 946, 542.
9, 953, 770.

553, 390, 116.

25,188, 747.

1356941975.

MARKET- VALUE

19, 811, 800.
19, 811, 800.
9, 892, 600.
19, 785, 200.
29, 677, 800.
9, 809, 000.
9, 809, 000.
9, 809, 000.
9, 809, 000.
9, 873, 800.
9, 914, 800.
9, 847, 300.
19, 694, 600.
9, 837, 100.
19, 674, 200.
9, 888, 700.
19, 777, 400.
19, 803, 125.
9, 901, 562.

550, 022, 637.

25,117, 187.

1353479437.

- 3,367, 478.

- 3,462, 538.

* $- ABOVE/ BELOW



